A program for discrimination based on continuous variables.
Given independent sets of observations from each of two multivariate normal distributions and common covariance matrix, the program estimates: (1) the discriminating power of each variate in terms of its error rate; (2) the linear discriminant function (LDF): coefficients, error rate, allocation rule and test of goodness; (3) the quadratic discriminant function: allocation rule on the assumption of heterogeneity of dispersion matrices.